
STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

SCHEDULE OF INVESTED ASSETS
 and  2007

2008 2007

Investments (at fair value)
Cash and cash equivalents

Short-term Fixed Income Pool $ 1,879                    $ 443                   

Marketable debt and equity securities
Broad Market Fixed Income Pool 161,942,696         132,028,850     
Non-retirement Domestic Equity Pool 140,118,807         181,382,689     
EAFE International Equity Pool 14,433,639           -                        
SOA International Equity Pool 57,887,326           73,058,593       

Total marketable debt and equity securities 374,382,468 386,470,132

Income receivable (1)                          2                       

Total invested assets $ 374,384,346 $ 386,470,577

March 31, 2008
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CURRENT YEAR TO
MONTH DATE

Investment Income
Cash and cash equivalents

Short-term Fixed Income Pool $ (1)                     $ 42                   

Marketable debt and equity securities
Broad Market Fixed Income Pool (64,906)            10,294,583     
Non-retirement Domestic Equity Pool (810,332)          (18,762,821)   
EAFE International Equity Pool (152,703)          (1,105,969)     
SOA International Equity Pool (467,595)          (3,593,932)     

Commission Recapture - International -                       -                     
Total income (loss) marketable debt and equities (1,495,536) (13,168,139)

Total investment income (loss) (1,495,537) (13,168,097)

Total invested assets, beginning of period 375,911,017    400,250,076   

Net contributions (withdrawals) (31,134)            (12,697,633)   

Total invested assets, end of period $ 374,384,346 $ 374,384,346

STATE OF ALASKA
DEPARTMENT OF REVENUE

TREASURY DIVISION
POWER COST EQUALIZATION ENDOWMENT FUND

March 31, 2008

SCHEDULE OF INVESTMENT INCOME
AND CHANGES IN INVESTED  ASSETS

For the Month Ended 
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Asset Allocation Policy Effective Date:  7/1/07

Fund established 5/24/00

Policy Range Market Values Current Allocation
Current 

Variance
Cash and cash equivalents

Short-term Fixed Income Pool Residual 2 0.00% n/a
Total cash and cash equivalents 0.00% 0% - 2% 2 0.00% n/a

Marketable debt securities
Broad Market Fixed Income Pool 41.00% 36%-46% 161,943 43.26% -2.26%

Total Marketable debt securities 41.00% 161,943 43.26% -2.26%

Equities
Non-retirement Domestic Equity Pool 42.00% 37%-47.% 140,119 37.43% 4.57%
International Equity Pools 17.00% 12%-22% 72,321 19.32% -2.32%

Total investments  AY 13 100.00% 374,384 100.00% 0.00%

Income Receivable -

Total Invested Assets At Fair Value 374,384

Asset Allocation 

Asset Allocation Policy with Actual Investment Holdings as of
March 31, 2008

(Stated in Thousands)

STATE OF ALASKA
DEPARTMENT OF REVENUE - TREASURY DIVISION

INVESTED ASSETS UNDER THE INVESTMENT AUTHORITY OF THE COMMISSIONER OF REVENUE  

POWER COST EQUALIZATION ENDOWMENT FUND


